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[ Request for item to be placed on Commission's Agenda

] Emergency Relief demanded in petition expeditiously

Other: Monthly Analysis of Deferred Account - Hedging Program

INDUSTRY (Check one) ‘ ~ NATURE OF ACTION (Check all that apply)
[] Electric []Affidavit [] Letter ' [ ] Request
[] Electric/Gas ‘ [ ]Agreement [ ]Memorandum [ ] Request for Certification
[] Electric/Telecommunications [ ] Answer : [ ] Motion [[] Request for Investigation
[ ] Electric/Water [ ] Appellate Review | [ ] Objection [ ] Resale Agreement
[] Electric/Water/Telecom. | []Application [ ] Petition [:] Resale Amendment -
[] Electric/Water/Sewer [ ] Brief [_] Petition for Reconsideration [ ] Reservation Letter
Gas ' [] Certificate ‘ ~ [] Petition for Rulemaking [ ] Response
[ ]Railroad , []Comments ‘ [[] Petition for Rule to Show Cause || Response to Discovery
[ ] Sewer [ ] Complaint ] Petition‘ to Intervene [ ] Return to Petition
[ ] Telecommunications [ ] Consent Order ‘ [ ] Petition to Intervene Out of Time [] Stipulatioﬁ )
[_] Transportation ' [ ] Discovery []Prefiled Testimony [] Subpoena
[ | Water ] Exhibit . [ ] Promotion [ ] Tariff
[ ] Water/Sewer ‘ [ ] Expedited Consideration []Proposed Order ‘ [ ] Other:
[ ] Administrative Matter : |:| Interconnection Agreerﬁent [ ] Protest
[] Other: [] Interconnection Amendment [ ] Publisher's Affidavit

[ ]Late-Filed Exhibit Report
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April 11,2013

Ms. Jocelyn Boyd

RECEIVED
Chief Clerk and Administrator

Public Service Commission of South Carolina

| APR 12 2013
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

PSCSC
MAIL / DMS
Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont’s Deferred Account-Hedging Program report for the period end January 31
2013.

If you have any questions, please feel free to contact me

Sincerely,

= oS

Jenny Furr

Manager-Regulatory Reporting
704-731-4560

Jenny Furr@Piedmontng.com

Enclosures

C: ORS

4720 Piedmont Row Drive * Charlotte, NC 28210
piedmontng.com



- Piedmont Natural Gas Company
Deferred Acct.-Hedging Program

Acct #19101 (X2068)
' SC

Beginning Balance
Expenditures: OTC
Purchase of Financial Instr.
Option Premium
Margin Requirement
Receipts: OTC
Proceeds from positions
Expenditures: NYMEX
Purchase of Financial Instr.
Option Premium
Fees
Margin Requirement
Service Fee
; Other
Receipts: NYMEX
Proceeds from positions
Fees '

Interest from brokerage acct.
Other

Balance before interest
Return calculated

Balance due (customer)/company
Transfer to 25304 Deferred Acct
‘Balance due after transfer
G/L Balance

GL Bal. less Balance due / Difference
Interest Calculation:
Avg. Balance for the month -

Return rate for the month

Annual allowed return rate

SC Hedging Activity and Recon FY13

. November-12

December-12

January-13
$ - - s = 0
| BRSIEE oy
= |
QR o '
- - o5 -® ()
- - \T:’I—jn - -3:?;(3) ?\
o =z Ut
Z= F ™
. s 2O
31,400.00 26,060.00 26,590.00 )
294.50 248.00 263.50 (2)
- - - @)
790.50 1,681.00 -
- - - (4)
- - - (5
(6)
13.60 13.60 1440
32,498.60 27,902.60 26,567.90
"~ 32.498.60 27,902.60 26,567.90
(32,498.60) (27,902.60) (26,567.90)
0.00 - 0.00 0.00
0.00 0.00 0.00
$ 16,249.30 $ 13,951.30 $ 13,283.95
0.0000% 0.0000% 0.0000%
3 - 3 - $ -
0.0000% 0.0000% 0;0000%



Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon

January 2013

@

@
K

7
10

17
15.50

263.50

10,398.50
16,155.00

26.553.50
263.50

26,290.00

A

A

A

Y of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

B

B

B

Y of B's

Less: Fees (Expenditures)
Option Premium

Activity in Account

Debits (D)

Credits (C)

10,398.50
16,155.00

10,398.50
16,155.00

SofD's 26,553.50

3

26,553.50

26,553.50

Y of C's

Y of C's

(26,553.50) ¥ of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month

P&L and Cash Activity

®)

(C]
®

E

E

Y ofE's

Commission and Fees rate
Total Fees (Receipts)

“Proceeds from positions (Receipts)

Total Fees (Receipts)
Futures P&L per ADM statement

(6)

Interest from ADM



STATEMENT DATE: JAN 31, 2013
ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC+WEALTH-MANAGEMENT
. (704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES

SOUTH CAROLINA ACCOUNT ’ REGARDING YOUR STATEMENT THAT YOU

ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 . '1/800/654-0461 or 312/242-7200.

* *x % * * % % * * * Y OUTR ACTIVITY THTIS MONTH ¥ 0k x kK k  k k *x K* * * * %

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT '~ CREDIT

1/02/3 . 7 * CALL OCT 13 NYM NAT GAS E 4400 C NET PREM US . 10,398.50

1/03/3 10 CALL JAN 14 NYM NAT GAS E. 4950 C NET PREM US 16,155.00

1/03/3 WIRE TRANSFER REC : WIREREC US 10,398.50
WIRE TRANSFER RECEIVED

1/04/3 WIRE TRANSFER REC WIREREC US 16,155.00
WIRE TRANSFER RECEIVED . . "

1/29/3 14 CALL. FEB 13 NYM NAT GAS E 4250 C EXPIRE  US .00

1/29/3 43 CALL FEB 13 NYM NAT GAS E 4500 C EXPIRE US ) .00

1/29/3 15 CALL FEB 13 NYM NAT GAS E 4550 C EXPIRE US ) .00

* ok ok ok ok ok ok ok ok Kk ok ok ok ok Kk & POSITTIONS IN Y OUR ACCOoOUNT ok ok k ok ok ok k ok Kk Kk * *x * * * % K

10/03/2 11 CALL MAR 13 NYM NAT GAS E 4300 C .1520 Us 143.00
11%* OPTION MARKET VALUE . .0013 143.00%
EXPIRE 2/25/13
AVERAGE LONG: .15200
LAST TRADE DATE: 2/25/13
5/31/2 30 CALL JUN 13 NYM NAT GAS E 4350 ¢C .1410 uUs 10,950.00
30% OPTION MARKET VALUE .0365 10,950.00%*
EXPIRE 5/28/13
AVERAGE LONG: .14100
- LAST TRADE DATE: 5/28/13
3/06/2 12 CALL MAR 13 NYM NAT GAS E 4400 - C .1360 us 108.00
12% OPTION MARKET VALUE .0009 108.00*
EXPIRE 2/25/13
AVERAGE LONG: .13600
LAST TRADE DATE: 2/25/13
1/02/3 7 CALL OCT 13 NYM NAT GAS E 4400 C L1470 Us 8,715.00
7% . OPTION MARKET VALUE ‘ .1245 8,715.00%
EXPIRE 9/25/13
AVERAGE LONG: .14700
LAST TRADE DATE: ~ :9/25/13
2/29/2 34 CALL MAR 13 NYM NAT GAS E 4450 C L1350 uUs 272.00
34% OPTION MARKET VALUE ) .0008 272.00%
EXPIRE 2/25/13
AVERAGE LONG: .13500
LAST TRADE DATE: 2/25/13
4/02/2 .72 CALL APR 13 NYM NAT GAS E 4500 ¢C ' .1350 us . ©2,016.00
72% OPTION MARKET VALUE .0028 2,016.00*
EXPIRE  3/25/13
AVERAGE LONG: .13500

LAST TRADE DATE: 3/25/13




MONTHLY QDITY STATE

STATEMENT DATE: JAN 31, 2013
ACCOUNT NUMBER: 121 X2068
PAGE 2 - . SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC-WEALTH - MANAGEMEi\IT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES

SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ) ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 ‘ 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY = SHRT/SELL DESCRIPTION . EX  PRICE/LEGND CC DEBIT CREDIT
4/30/2 55 ) CALL MAY 13 NYM NAT GAS E 4500 C .1250 Us : 5,775.00
55% OPTION MARKET VALUE - . .0105 : 5,775.00%
. EXPIRE :'4/25/13
AVERAGE LONG: .12500
LAST TRADE DATE: 4/25/13
8/06/2 7 CALL AUG 13 NYM NAT GAS E 4650 C .1450 uUs 3,332.00
7* OPTION MARKET VALUE ) .0476 3,332.00%
EXPIRE 7/26/13
AVERAGE LONG: T 7.14500

LAST TRADE DATE: .7/26/13

12/03/2 6 CALL OCT 13 NYM NAT GAS E 4650 C L1510 us 5,064.00
6* OPTION MARKET VALUE ) .0844 5,064.00%
EXPIRE 9/25/13
AVERAGE LONG: .15100
LAST TRADE DATE: 9/25/13
8/06/2 13 CALL AUG 13 NYM NAT GAS E 4700 C L1420 Us ) 5,616.00
13% OPTION MARKET VALUE ©,0432 5,616.00%
EXPIRE 7/26/13 : :
AVERAGE LONG: .14200
LAST TRADE DATE: 7/26/13
8/31/2 18 CALL SEP 13 NYM NAT GAS E 4700 C ©.1380 us ) 10,512.00
18% OPTION MARKET VALUE .0584 10,512.00%*
EXPIRE 8/27/13
AVERAGE LONG: .13800
LAST TRADE DATE: 8/27/13
7/02/2 30 CALL JUL 13 NYM NAT GAS E 4750 C .1410 Us 7,560.00
. 30% . OPTION MARKET VALUE .0252 7,560.00%
EXPIRE 6/25/13 .
AVERAGE LONG: .14100
LAST TRADE DATE: 6/25/13
1/03/3 10 ' CALL JAN 14 NYM NAT GAS E 4950 - C .1600 UsS 14,180.00
10* OPTION MARKET VALUE .1418 ! ) 14,180.00%
. EXPIRE 12/26/13 : )
AVERAGE LONG: ; .16000

LAST TRADE DATE: 12/26/13

11/02/2 10 CALL_ NOV 13 NYM NAT GAS E 5000 C . .1700 Us : 6,890.00
. 10%* OPTION MARKET VALUE .0689 6,890.00*
EXPIRE 10/28/13 '
AVERAGE LONG: .17000

LAST TRADE DATE: 10/28/13

a wholly own

o

e Archer Daniels Mid!

e

R UR BIGH




STATEMENT DATE: JAN 31, 2013
ACCOUNT NUMBER: 121 X2068
PAGE 3 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC-WEALTH - MANAGEMENT
: (704)264-2767

PIEDMONT NATURAL GAS CO - IF YOU HAVE ANY QUESTIONS OR ISSUES

SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 ) PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY  SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
12/03/2 10 ' CALL DEC 13 NYM NAT GAS E 5000 C . .1700 Us ’ 10,060.00
10%* OPTION MARKET VALUE .1006 . 10,060.00%
n EXPIRE 11/25/13 :

AVERAGE LONG: .17000
LAST TRADE DATE: 11/25/13

11/02/2 9 ' éALL NOV 13 NYM NAT GAS E 5050 C .1600 Us 5,742.00

9* N OPTION MARKET VALUE .0638 5,742.00%*
EXPIRE 10/28/13
AVERAGE LONG: _.16000

LAST TRADE DATE: 10/28/13

10/01/2 7 CALL OCT 13 NYM NAT GAS E 5150 C .. .1550 < US 2,583.00
7% OPTION MARKET VALUE 1.0369 . - 2,583.00%
EXPIRE 9/25/13
AVERAGE LONG: .15500
LAST TRADE DATE: 9/25/13

*%% SEG USD ***

1. BEGINNING ACCT BALANCE .00
2. P&L AND CASH ACTIVITY .00
3. ENDING ACCT BALANCE .00
5. NET OPTION PREMIUM - 26,553.50-~
8. OPTIONS MARKET VALUE . 99,518.00
9. ACCT VALUE AT MARKET 99,518.00
11. CONVERTED ACCT VALUE US 99,518.00

**% CURRENT MONTH **# *#%+ YEAR-TO-DATE **%*

OPTION PREMIUM Us 26,553.50- B 26,553.50-




Open Positions - South Carolina
Report as of 1/31/2013 Close

: MMBt . . : NYMEX Net Value vs.
Period Tool | Counterparty vTrade Purchase‘:isPer Strlke!leed Purc'hase Purchase 'Tra.de ! Market Market Value | Current Market
] Date Price Price Cost/Proceeds |Expiration Date N
Month ) Price Value
Mar-13 Call NYMEX 2/29/2012 340,000 $4.45 $0.1350 $45,900  02/25/2013 E  $0.0008 $272 ($45,628)
Mar-13 Call NYMEX 3/6/2012 120,000 $4.40 $0.1360 $16,320  02/25/2013 E  $0.0009 $108 ($16,212)
Mar-13 Call NYMEX 10/3/2012 110,000 $4.30 $0.1520 $16,720 . 02/25/2013 E  $0.0013 $143 ($16,577)
Apr-13 Call NYMEX 4/2/2012 720,000 $4.50 $0.1350 $97,200  03/25/2013E  $0.0028 $2,016 ($95,184)
May-13 Call NYMEX 4/30/2012 550,000 $4.50 $0.1250 $68,750  04/25/2013 E  $0.0105 $5,775 ($62,975)
Jun-13 Call NYMEX 5/31/2012 300,000 $4.35 $0:1410 $42,300  05/28/2013E  $0.0365 $10,950 - ($31,350)
Jul-13 . Call NYMEX 7/2/2012 300,000 $4.75 $0.1410 $42,300  06/25/2013E  $0.0252 $7,560 ($34,740)
Aug-13 Call NYMEX 8/3/2012 130,000 $4.70 $0.1420 $18,460  07/26/2013 E  $0.0432 $5,616 ($12,844)
Aug-13 Call NYMEX 8/6/2012 70,000 $4.65 $0.1450 $10,150  07/26/2013 E  -$0.0476 $3,332 ($6,818)
Sep-13 Call NYMEX 8/31/2012 180,000 $4.70 $0.1380 $24,840  08/27/2013E  $0.0584 $10,512 ($14,328)
Oct-13 Call NYMEX 10/1/2012 70,000 $5.15 $0.1550 $10,850  09/25/2013 E  $0.0369 $2,583 ($8,267)
Oct-13 Call NYMEX 12/3/2012 60,000 $4.65 $0.1510 $9,060  09/25/2013 E  $0.0844 $5,064 ($3,996)
Oct-13 Call NYMEX 1/2/2013 70,000 $4.40 $0.1470 $10,290  09/25/2013 E  $0.1245 $8,715 ($1,575)
Nov-13 Call NYMEX 11/2/2012 100,000 $5.00 $0.1700 $17,000 - 10/28/2013 E  $0.0689 $6,890 ($10,110)
Nov-13 Call NYMEX 11/2/2012 90,000 $5.05 $0.1600 $14,400  10/28/2013E  $0.0638 $5,742 ($8,658)
Dec-13 Call NYMEX 12/3/2012 100,000 $5.00 $0.1700 $17,000  11/25/2013 E  $0.1006 - $10,060 ($6,940)
Jan-14 Call NYMEX 1/3/2013 100,000 $4.95 $0.1600 $16,000 12/26/2013 E  $0.1418 $14,180 ($1,820)
SUMMARY: $477,540 $99,518 ($378,022)

3,410,000




Sout|

h Carolina

Report as o

f 1/31/2013 Close

Period

Original Purchase

Realized Value

Net Value Realized

Cost/Proceeds Gain or (Loss)

Closed Positions - May-2002/April-2003 Review : - $949,450 $2,424,270 $1,474,820
Closed Positions - May-2003/April-2004 Review $1,065,640 $400,810 ($664,830)
Closed Positions - May-2004/April-2005 Review - $851,680 $795,290 ($56,390)
Closed Positions - May-2005/April-2006 Review $2,463,690 $4,925,500 $2,461,810]
Closed Positions - May-2006/April-2007 Review $3,369,220 ($1,385,730) (84,754,950)
Closed Positions - May-2007/April-2008 Review $2,908,420 $1,159,981 (81,748,439)
Closed Positions - May-2008/April-2009 Review $3,446,030 ($6,147,835) ($9,593,865)
Closed Positions - May-2009/April-2010 Review $3,599,735 ($12,587,530) ($16,187,265)
Closed Positions - May-2010/April-2011 Review $2,240,760 ($3,938,546) ($6,179,306)
Closed Positions - May-2011/April-2012 Review $1,339,250 30 ($1,339,250)
Closed Positions - May-2012/February-2013 Review $791,810 $0 ($791,810)
Total Closed Positions Review Periods $23,025,685 ($14,353,790) ($37,379,475)
Open Positions Total S477.540 390,518 ($378,022)

$23,503,225 ($14,254,272) ($37,757,497)

Closed/Open Postion TOTALS



South Carolina May-2012/February-2013 Review
Report as of 1/31/2013 Close

. y [ . Net Value

Period Tool Counterparty Onglg:l';'rade MMB;:i ;t;;i:ased Strike/Fixed Price Pupr::iI;:se Co:ttlllr’i:?:: ds Trade IDEa)::watlon Expiration Price R\e/:r::d Reali?fgsi)ain or Fees
May-12 Call NYMEX 5/9/2011 110,000 $5.70 $0.1820 $20,020 04/25/2012 E $0.000 30 ($20,020, $170.5(
May-12 Call NYMEX 6/24/2011 120,000 $5.45 $0.1830 $21,960 04/25/2012 E $0.000 $0 ($21,960, $186.0(
May-12 Call - NYMEX 8/8/2011 110,000 $5.15 $0.1700 $18,700 04/25/2012 E .$0.000] - $0 (318,700, $170.5(
May-12 Call NYMEX 8/25/2011 120,000 $5.00 $0.1650 $19,800 04/25/2012 E $0.000 $0 ($19,800, $186.0(
May-12 Calt NYMEX 10/25/2011 110,000 $4.55 $0.1550 $17,050 04/25/2012 E $0.000 $0 ($17,050) $170.5¢
Jun-12 Call NYMEX 6/17/2011 70,000 $5.70 $0.1940 $13,580 05/25/2012 E $0.000 $0 ($13,580) $108.5(
Jun-12 Call NYMEX 8/8/2011 70,000 $5.20 $0.1800 $12,600 05/25/2012 E $0.000 $0 ($12,600) $108.5(
Jun-12 Call NYMEX - 8/23/2011 80,000 $5.10 $0.1750 $14,000 05/25/2012 E $0.000 $0 ($14,000) $124.0C
Jun-12 Call NYMEX 9/26/2011 70,000 $4.95 $0.1630 $11,410 05/25/2012 E $0.000 $0 {$11,410) $108.5¢
Jun-12 Call NYMEX 11/9/2011 70,000 $4.50 $0,1425 $9,975 05/25/2012 E $0.000 30, ($9,975) $108.5(
Jul-12 Call NYMEX 711212011 80,000 $5.75 $0.1850 $14,800 06/26/2012 E $0.000 $0 ($14,800) $124.0C
Jul-12 Call NYMEX 8/10/2011 70,000 $5.45 $0.1750 $12,250 06/26/2012 & $0.000 $0 ($12,250) $108.5C
Jul-12 Call NYMEX 8/25/2011 80,000 $5.20 $0.1750 $14,000 06/26/2012 £ $0.000 $0| {$14,000) $124.0C
Jul-12 Call NYMEX 10/14/2011 70,000 $5.00 "~ $0.1650; $11,550 06/26/2012 E $0.000 $0] ($11,550) $108.5C
Jul-12 Call NYMEX 11/9/12011 80,000 $4.70 $0.1400 $11,200 06/26/2012 E $0.000 $0 ($11,200) $124.0C
Aug-12 Call NYMEX 71292011 70,000 $5.55 $0.1860 $13,020 07/26/2012 £ $0.000 $0 ($13,020) $108.5C
Aug-12 Call NYMEX 8/8/2011 60,000 $5.45 $0.1780 $10,680 07/26/2012 E $0.000 $0 ($10,680) $93.0C
Aug-12 Call NYMEX 9/26/2011 70,000 $5.20 $0,1730] $12,110 07/26/2012 E *$0.000 $0 {$12,110) $108.5¢C
Aug-12 Call NYMEX 10/14/2011 60,000 $5.15 $0.1650 $9,900 07/26/2012 E $0.000 $0 {$9,900) $93.0C
Aug-12 Call NYMEX 11/8/12011 70,000 $4.80 $0.1460 $10,220 07/26/2012 E $0.000 $0] ($10,220)| ©  $108.5C
Sep-12 Call NYMEX 9/6/2011 70,000 $5.60 $0.1700 $11,900 08/28/2012 E $0.000 $0 ($11,900) $108.5C
Sep-12 Call NYMEX 9/6/2011 70,000 $5.60 $0.1700 $11,900 08/28/2012 E- $0.000 30 ($11,900) $108.5C
Sep-12 Call NYMEX 9/26/2011 60,000 $5.35 $0.1700 $10,200 08/28/2012 E $0.000 $0 ($10,200) $83.0C
Sep-12 Caill NYMEX 10/14/2011 70,000 $5.35 $0.1650 $11,550 08/28/2012 E $0.000 $0 ($11,550) $108.5C
Sep-12 Call NYMEX 11/9/12011 70,000 $4.90 $0.1540 $10,780 08/28/2012 E $0.000 $0 ($10,780) $108.5C
Oct-12 Call NYMEX 10/6/2011 210,000 $5.40 $0.1680 $35,280 09/25/2012.E $0.000|. $0 ($35,280) $325.50
QOct-12 Call NYMEX 10/17/2011 70,000 $5.50 $0.1700 $11,900 09/25/2012 E $0.000 $0 ($11,900), $108.50
Oct-12{ ~ Call NYMEX 11/11/2011 70,000 $5.00- $0.1525 $10,675 09/25/2012 E $0.000 $0 ($10,675), $108.50
Nov-12 Call NYMEX 11/212011 400,000 $5.50 $0.1600 $64,000 10/26/2012 E $0.000 $0 ($64,000) $620.00
‘Nov-12 Call NYMEX 11/18/2011 100,000 $5.10 $0.1590 $15,900 10/26/2012 E - $0.000 $0 {$15,900) $155.00
Dec-12 Call NYMEX 12/1/2011 350,000 $5.10 $0.2220 $77,700 11/27/2012 E $0.000 $0| ($77,700)] © $542.50
Dec-12 Call NYMEX 12/13/2011 120,000 $5.00 $0.1500 $18,000 11/27/12012 E $0.000 $0| ($18,000) $186.00
Dec-12 Call NYMEX 111712012, 120,000 $4.40 $0.1410] $16,920 11/27/12012 E $0.000 30| (516,920, $186.00
Jan-13 Call NYMEX 1/3/2012 120,000 $4.90 $0.1540 $18,480 12/26/2012 E $0.000 $0 ($18,480, $186.00
Jan-13 Call NYMEX 1/3/2012 360,000 $4.80 $0.1700 $61,200 12/26/2012 E $0.000 $0 (961,200, $558.00
Jan-13 Call NYMEX 1/18/2012 120,000 $4.65 $0.1375 $16,500(  12/26/2012 E $0.000 $0 ($16,500) $186.00
Feb-13| ~ Call NYMEX 1/31/12012 430,000 $4.50 $0.1575 $67,725 01/28/2013 E $0.000 $0 ($67,725) $666.50
Feb-13 Call NYMEX 2/1/2012 150,000 $4.55 $0.1425 $21,375 01/28/2013 E $0.000 30| ($21,375) $232.50
Feb-13 Call NYMEX 10/3/2012 140,000 $4.25 $0.1500 $21,000 01/28/2013 € $0.000 $0] ($21,000) $217.00
SUMMARY: : 4,740,000 $791,810 $0 ($791,810)] $7,347.00




